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Résumé en
anglais
At the core of the recent global financial and economic crisis marked by its
magnitude, credit risk turned out to be a powerful catalyst. The objective of this
paper is mainly to follow up on the evolution of credit risk on the Jordanian market
during the recent economic and financial international crisis. Based on the linear
discriminant Z-Score model and KMV structural model, we recognize the increase in
credit risk during the crisis period. On the whole, the confrontation between models
highlights the robust correlation between the accounting results of a company and
its market value and therefore indicates the need to consider the macroeconomic
context in an open economy for the evaluation of the risk of credit.
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